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ON NORMAL APPROXIMATIONS
TO SYMMETRIC HYPERGEOMETRIC LAWS

LUTZ MATTNER AND JONA SCHULZ

ABSTRACT. The Kolmogorov distances between a symmetric hypergeometric
law with standard deviation o and its usual normal approximations are com-
puted and shown to be less than 1/(v/87 o), with the order 1/c and the
constant 1/v/87 being optimal. The results of Hipp and Mattner (2007) for
symmetric binomial laws are obtained as special cases.

Connections to Berry-Esseen type results in more general situations con-
cerning sums of simple random samples or Bernoulli convolutions are ex-
plained.

Auxiliary results of independent interest include rather sharp normal distri-
bution function inequalities, a simple identifiability result for hypergeometric
laws, and some remarks related to Lévy’s concentration-variance inequality.
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1. INTRODUCTION AND MAIN RESULT

1.1. Aim. This paper generalizes the error bound in the central limit theorem
for symmetric binomial laws of Hipp and Mattner [II], which up to now was the
only nontrivial example of a Berry-Esseen type inequality with an optimal constant
known to the present authors, to a still optimal bound covering also symmetric
hypergeometric laws. These solutions of special cases of the Berry-Esseen problem
are of some particular interest for more general situations, as we attempt to explain
in subsection below, and are also remarkable in view of the apparent difficulty
of determining merely close to optimal Berry-Esseen type inequalities in related
special situations, as witnessed by the recent investigations of arbitrary binomial
laws by Nagaev et al. [21L22] and of arbitrary Bernoulli convolutions, which include
in particular all hypergeometric laws as is known from [3I], by Neammanee [23].
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1.2. Background: Berry-Esseen for sampling with or without replace-
ment. Throughout this paper, let ® denote the distribution function of the stan-
dard normal law. In this subsection, let g : [1,00[ — ]0, 00] denote the pointwise
smallest function such that

(1) IF-a|, < @

holds whenever n € N = {1,2,3,...} and F is the distribution function of the
standardized sum of n i.i.d. random variables with law P on the real line R with
mean g, variance o? > 0, and finite third centred absolute moment 3 =
[ |z — p*dP(x). Further let C' € ]0,00] denote the smallest constant such that
g(0) < Cp holds for every p € [1,00[. Then the classical Berry-Esseen theorem
for sums of i.i.d. random variables states that C' < co. More recent investigations
aim, among other goals, to obtain rather sharp upper bounds on the function g,
and here the best result announced so far appears to be Shevtsova’s [30] bound
min{0.46900, 0.3322(o + 0.429),0.3031(0 + 0.646)} for each p, which, when com-
bined with a classical lower bound for C' due to Esseen [5], yields in particular
0.4097 < (v/10 4 3)/(6v/27) < C < 0.4690, and g(1) < 0.4690. However, as, by a
discussion of equality in Lyapunov’s moment inequality, 3/03 = 1 iff P is a uniform
law on two points, without loss of generality 0 and 1, the special Berry-Esseen theo-
rem for symmetric binomial laws [T, Corollary 1.2] yields g(1) = 1/v/27 < 0.3990.
Although, unfortunately, we do not yet know whether g is continuous at 1, the cited
special result suggests the possibility of an improvement of Shevtsova’s bound for
o close to 1.

Analogously, the Berry-Esseen type theorem for sampling without replacement
from a finite population due to Hoéglund [I2] can be stated as follows: Let h :
[1, 00[ — ]0, 0] denote the pointwise smallest function such that

()
(2) [F=2f, < N

holds whenever N € N and z € RY are such that the law P = % Zivzl 0z, has
mean p = Zfil x;, variance 0? = + Zfil(xz —p)? > 0, and the third centred
absolute moment 3 = 4 Zi\il |z; — p|?, and whenever n € {1,...,N —1} and F is
the distribution function of

S —np
Vn(l—%)o

with S being the sum of a simple random sample of size n from x. Further let
D € ]0,00] denote the smallest constant such that h(9) < Dp holds for every

€ [1,00[. Then Hoglund’s theorem states that D < co. With g and C as in the
previous paragraph, we have the simple Lemma [[.T] below, and hence C < D, but
we are not aware of any published explicit upper bounds for h or D. However, using
again that 8/03 = 1 iff P is a uniform law on two points, we see that the special
Berry-Esseen theorem for symmetric hypergeometric laws Theorem [[L3] below and

(3)
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the formula for o¢ in [B7) (where F' and o have different meanings) yield

h(l) = sup{ n (1 - %) d : d,n,N as in Theorem Iﬂﬂ(a)}
1
\V2m

by Remark [[4(b) with 7 = o, and by using the optimality of \/% from Theo-

= sup{200d : d,o0 as in Theorem [[3(a)} =

rem [[3)(a), or by using g(1) = \/% and Lemma [[TTl Hence h(1) = g(1), suggesting
that any effective upper bounds for h(9) which might become available in the future
should be close to 1/v/27 for g close to one, and perhaps even close to g(p) in any
case. Again, unfortunately, we do not yet know whether h is continuous at 1.

Lemma 1.1. The functions g and h introduced above satisfy g < h.

Proof. Given g € [1,00] and any v € R with v < g(p), the definition of g(p) as
a supremum yields an n € N and a law P on R with third standardized absolute
moment (/0% = p and, using a reflection argument if necessary, an s € R with

A= 0 (P*” (Jo,s)) — @ (s\/_n—”g)) > . Using the denseness with respect to weak

convergence of the laws with finite support and rational point masses following
from [Il, Theorem 15.10] together with a simple truncation argument, we can take
zy € RY for N > n such that Py = + Zi\; 0z, converges to P weakly and
together with its moments and absolute moments up to the third order, for N — oc.
Since the law @ of the sum of a simple random sample of size n from Py differs
nnd) (see [9]), and since P

from P}" in the supremum distance by at most

2N
tends weakly to P*™ for N — oo, we get
h h
—\/(g) = ]\;im —(Q)
n —»00 n
n(1-%)
s—nu A

> dim [ Qy(-oos) -0 | ——E )] > =
N—o00 n( —E)O' \/n_‘

N

and hence h(o) > 7. O

1.3. Hypergeometric laws. Let us formally define hypergeometric and a few
related laws on R and collect some standard properties of them. For a € R, we
write 6, for the Dirac measure concentrated at a. For o € R, we write of =

H?Zl(a —j+1)and () == o/k! for k € Ng := NU{0}, and, with the exception of

the proof of Lemma [2.3] we put in this paper (2‘) =0if k ¢ Ny. Then, for n € Ny
and p € [0,1], the binomial law B,, , can be defined by B, ,({k}) = b, (k) =
(D)p*(1 —p)"~F for k € Z, and a law P is Bernoulli if P = By, for some p € [0, 1].
For r,b € Ng and n € {0,...,r + b}, we let H,, ., denote the hypergeometric law
of the number of red balls drawn in a simple random sample of size n from an urn
containing r red and b blue balls (red and blue, and not for example black and
white, since the present choice of the colours leads to the same initial letters in

several languages the authors happen to know), so that we have

(1) ("8)

(4) Horp({k}) = hop(k) = (T+b) for k € Z,
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which may also be used to define H,, ,.;, to avoid reference to a sampling model.
No confusion of the notation h,, ,; with the letter h used for various objects in
this paper seems likely. We write x4 =  V 0 := max{z,0} for the positive part
of z € R, and we use the convention % = 0, relevant for example in (B) below if
r+0b € {0,1,2}. Except for the trivial cases of n = 0 or p = 0, a binomial law
B, p uniquely determines its parameters n and p and is symmetric about its mean
iff p= %, in which case the mean is 5. The following lemma collects analogous or
related simple facts for hypergeometric laws used below but apparently not easily

available from the literature.

Lemma 1.2. Let r,b € Ny and n € {0,...,r + b}.
(a) Some basic descriptive properties. H,, ., has the support

(5) (k€Z hppy(k) >0 = {(n—b)gr...,nAT}

and the first three cumulants (mean, variance, third centred moment)

(6)

nr 9 nrb(r+b—n) nrb(b—r)(r+b—n)(r+b—2n)
= — o° = K3 =
A r+02r+b—1)" T T HbBr+b—D)(r+b—2)
(b) (Non-)identifiability of parameters. We have
(7) Hmr,b = Hnn,r-i—b—n

so that H,, ,.p, is already determined by {n,r} together with r +b. Conversely and
more precisely, we have:
(i) Hypp = 6q for some a iff n Ar AOA(r+b—n)=0 and nAr =a;

(i) Hprp = By for some p €10,1] iff n Ar =1 and 25 = p;

(iii) n all other cases, Hy, . is not a binomial law and determines {n,r} and
r+b; that is, Hy, ., = Hyy/ 1y for some ', b € Ng andn’ € {0,...,7" +b'}
holds iff {n,r} ={n/;v'} andr+b=1r"+V".

(c) Reflections. h,, , (k) =hy,p (0 — k) for k € Z.

(d) Symmetries. H,, ,; is symmetric about its mean p iff nArAbA(r+b—n) =0

or TT'H’ € {n,r}, which is the case iff k3 = 0, and which implies that p € {5, 5}.

Proof. (a) Claim (&) is obvious from (). The formulas for x and o2 in (B]) are proved
in several textbooks as in [3] by considering a sum of indicator variables indicating
“red” at each of the n draws, and this method works for k3 as well. Alternatively
one may use (@) and the differential equation for hypergeometric functions as in
[13, §5.14].

(b) With a :==nAr, f:=nVr,and N :=r+b, a computation starting from (H)
yields

nkrkpn=Fk akBE(N — p)a=k

hyrp(k) = - for k€ {0,...,n},
(8) mn, 7b( ) k'(?‘ + b)E k'Ng or S {0 ’I’L}

hence ().

(i) follows from () and the formula for o2 in ({@]).

(ii) The “if” claim is clear by (8) with k € {0,1}. Conversely, if H,, ., = B1,,
with p €10,1], then n Ar =1 by @), and p = p = /7 in view of (@).

(iii) Assume that H, ,; is not as in (i) or (ii) and, without loss of generality in
view of (@), that n < r. Then r Ab > 0 and n > 1, hence also 0 < p < n, and (@)
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yields

L= = 0]

The identity in ([{@) yields 7 +b as a function of the mean yu, the variance o2, and the
right endpoint n = n A r of H,, ,.p, and then r = (r + b)u/n and hence {n,r} as a
function of quantities already determined by H,, .. The inequality o2 < p (1 — %),
as a relation between the mean, the variance, and the right endpoint of a law, would
instead be an equality if H,, ,;, were binomial.

(c) Trivial using (H).

(d) If H,, ;. is symmetric about its mean, then k3 = 0, as for any law with existing
third moment. If k3 = 0, then (@) yields the stated condition for the parameters.
If the latter holds, then 02 = 0 and symmetry is trivial, or T;rb € {n,r} and then
(c) yields for k € Z either r = b and hence

hn,r,b(k) = hn,b,r(n - k) = hn,r,b(n - k)a

or n =1+ b —n and hence, using also (7)) at the first and at the last step below,
ho o (B) = Dynrib—n(k) = Nerqpnn(r — k) = heprioon(r — k) = hypp(r — k),
and hence in either case the symmetry of H,, , 5, necessarily about its mean. The
final claim about p is obvious using (@]). O

Let P be a binomial or a hypergeometric law. We then call N € NU {o0} a
population size parameter of P if N = oo and P is binomial or if P = H,, ;.
for some r,b € Ng and n € {0,...,r + b} with »r + b = N. By Lemma [L2(D),
N is uniquely determined by P unless P is a Dirac or a Bernoulli law. Given a
population size parameter N of P, we let 03 denote the usual approzimate variance
of P, with respect to N, namely, with 02 denoting the true variance of P,

0 if N =0,
(10) g = Nlo? if N €N,
o? if N =o0,

which is uniquely determined by P, and hence may then be denoted by o3(P),
unless P = B, ,, with p € |0, 1[. The customary but somewhat illogical dependence
of o2 not only on P in this last case is a source of the slightly awkward “except”
proviso at the end of Theorem [[3(a) below.

1.4. The main result.

Theorem 1.3. (a) Let F and f be the distribution function and the density of

a symmetric hypergeometric or symmetric binomial law, with mean 3, standard
deviation o > 0, population size parameter N, and the usual approximate standard
deviation og. Let G be the distribution function of a normal law with mean %

2
and standard deviation T € [09,0]|. Then, for s € R,

(11) |F(s)=G(s)| < d if s# |5| and |F(s=)—=G(s—)| < d if s # [%]
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holds with
(12) d = F(lz)-¢(5]) = ¢(s]-)-F(3]-) = IF-Gly
@(%)—% if n is odd, }
13 =
(13) { %f(%) if n is even
1 [®1)-% 1 0.1 0.19...

except that the upper bound claim d < a\/lﬁ in (I4)) is false if we have both N = 2
and /o < c¢=0.78..., with ¢ defined by /21’ (<I> (%) — %) =1.

(b) The interval [w, \/%{ in part (a) is the least possible, even if we
clzssume there in addition that N = oo (binomial case) and hence T = 0 = 0y =
N

Theorem [[L3] and the supplements stated in the following Remark [[L4l are proved
at the end of this paper.

Remark 1.4. (a) If 7 is restricted to be o in Theorem [[3] then the formulation
obviously simplifies a bit, and in particular the “except” proviso concerning (I4)
becomes redundant.

(b) Under the assumptions of Theorem [[3((a) as stated, and if
in case of N = oo, we have without any exception

15) CD(WT_% B VAR ((Z)\Z%)‘%) C - ﬁ

(¢) In the special case of 7 = o, the upper bound for d in (I3 can be refined to

1 1 1
16 d < o - < —,
(16) <200> 2 V8w oy

with equality in the first inequality iff n is odd.

N 7 is read as 1

Theorem [[.3] specialized to symmetric binomial laws with N = oo reduces to
[IT, Theorem 1.1 and Corollaries 1.1 and 1.2]. All other results in the literature
related to Theorem [[L3] and known to us yield weaker or incomparable conclusions
under more general hypotheses. Let us mention a few of these:

The central limit theorem for hypergeometric laws, namely “[|F — G|, — 0 if
o — 00” with the notation of Theorem [[L3] extended to not necessarily symmetric
laws, is proved by Rényi in [27, pp. 465-466] as a corollary to [4]. Rényi names
S.N. Bernstein as the originator under the additional assumption “;7 constant”
in the notation of subsection He also states that a direct proof of the general
case “leads to tiresome calculations”, which is refuted by Morgenstern’s treatment
in [I9, pp. 62-63], where the appropriate local central limit theorem is elegantly
derived from the corresponding one for binomial laws by writing

by p(K) = brp(k)bo,p(n = k) /brys(n)

with p := 2 in the notation of subsection L3l
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Now let C' denote the optimal Berry-Esseen constant in the non-i.i.d. case, so that
0.4097 < (3 +1/10)/(6v/27) < C < 0.5583 with the upper bound as announced
n [30]. Further let F be the distribution function of a Bernoulli convolution P =
*'_1 By, with p € [0,1]", and let G be the distribution function of a normal law
with the same mean y = Y77 p; and variance 0® = 7", p; (1 — p;). Then, since
Bj = p;i(1 —p;)(p; + (1 = p;)?) < p; (1 — p;) is the third absolute moment of B, ,
we have ||F — G|, < Co™? 3" 8; and hence

1 0.5583
- < |F-qG||. < /=,
2v/1+ 1202 — | oo o

where the lower bound follows from the continuity of G and from the lower bound
for the maximal jump size of F' obtained from (I8)) below with h = 1. Now it
is well known from [3I, Corollary 5 with n = 2, hence Fy generating function of
Hs, s, N—s, = Hs, 5, N—s, ] that every hypergeometric law is a Bernoulli convolution
as above, with certain in general not explicitly available p;, but of course y and o>
computable from (@). Thus, as already known from [3I, Theorem 1 with n = 2,
rewritten in terms of pg + $1 + s2 — N| in case of the upper bound, ([I7) directly
applies to F' and G as in the previous paragraph, and thus yields a result more
explicit than the two theorems in [I4] and with a simpler proof, but (I7) is in the
symmetric case of course weaker than (I4]) applied to |F — G| ..

Hoglund’s theorem already mentioned in subsection yields the upper bound
in ([I7), in the general hypergeometric case, with an unspecified constant in place
of 0.5583.

Some further related results and references can be found in the papers [I8] con-
cerning in particular sums of simple random samples, [23] concerning Bernoulli
convolutions, and [I5] concerning hypergeometric laws.

(17)

1.5. On concentration-variance inequalities. In deriving the lower bound in
(@) above, we have used inequality (I8) below, which is due to Paul Lévy in a
sharper version.

Lemma 1.5. Let P be a law on R with variance o. Then we have

h
18 Plz,z+h) > —m—e
(18) sup (Jz,z + h) T TaT

19 esssup f(r) =2 —
(19) ssup (o) >
Proof. For (I9) we may assume that P has mean zero and M := L.H.S.(I9) < co.
With ¢ = 57, we then have o = f‘x|>c flz)dz = f\x|§c(M — f(x))dz, hence
Jijse 22 f(z)dz > o > Jiai<e z? (M — f(z))dz, and thus 0? = [2?f(z)dz >
fmgcxz (f(x)+ M — f(z))dz = 2*M = 5.

To prove now (I8)), we apply ([IJ) to the density z — g(z) == 1 P(Jz — h, z[) and
the variance o2 + h%/12 of the convolution of P with the uniform law on ]0, A[ to
get,

for h €10, 0],

if f is a Lebesgue density of P.

1
(20) LHS.(I8) = hsupg(z) > hesssupg(x) > h———mm—. O

z€R z€R 12 (0.2 + fll_;)
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Lévy [16l p. 149, Lemme 48,1] proved under the assumption of Lemma If

p € Nand X € [0, 1] are such that ¢ := L.H.S.(I8) = % p+1’ then
o 2 2
(21) 1255 > W +(1-Np+1)° -1,

-2
with equality for P = Z] o 0jn + ;_i_i‘ 5) 00(j—1)n- Writing p? = (%) and
-2 22
(p+1)2 = (ﬁ) , and using convexity, (Z1I) yields 122—2 > (% + ;_Ti‘) —-1=
2 — 1, hence (I8)), and (MJ) follows easily using %P(]x,x + h[) < esssup f. We
refer to [I0, p. 27] for a proof of ([2I) more formal than Lévy’s and to [8] for
generalizations.

The present proof of first (I9) and then (I8 is a slightly simplified and corrected
version of an argument given by Bobkov and Chistyakov: Our first part is simpler,
or at least more elementary, than [2, first 5 lines of Proof of Proposition 2.1]. To see
the correction in the second part, let us first observe that we actually have equality
at the second step in (20), since our g is lower semicontinuous, but that this could
be wrong if we had closed intervals [z, 2 4+ h] on the left in (I8) and analogously
also in the definition of g, as for example if P = %(50 +61) and h = 1, contrary

o [2 (2.1)], where hence Q(X; A) should be replaced by Q(X; A—).

Finally we have to mention that (I9) also follows by letting p — oo in Moriguti’s

sharp inequality [20], (3.4)] for L?-norms, valid under the hypothesis of (Id), namely

Irl, = (%)( ;p—j/(B(ﬁ,%)J))l_% for p € 1, 00[.

1.6. The method of proof. The proof of Theorem near the end of section []
below rests on the following simple lemma, which was implicitly used also in [I1].

Lemma 1.6. Let F' and G be distribution functions of laws P and @ on R with
P(Z) =1, G continuous and strictly increasing, P and Q symmetric about & € R,
and d defined by the first equality in (I2)). Then we have n € Z, the second equality

in (I2), and
n4t 1 s
T
2 2 .
Further, () holds for every s € R
(23) F(s)=G(s) < d forseZ withs> |2,
(24) G(s)—F(s—1) < d fors€Z withs> [%].

iff the following two conditions are satisfied:

Proof. The symmetry assumptions can be written as
(25) F(s) =1—F((n—s)—) and G(s) =1-G((n—s)—) forseR.

The assumption P(Z) = 1 then yields 0 < P({k}) = F(k)— F(k—1) = P{n—k})
for some k € Z, and hence n € Z. Next, (I?H) for s = | %] yields

F(5)+F(51-) = ¢z +a(51-),
%1 -)-F([51-) =G (%) -

1 if n is even, and thus (22).

and we get the second equality in (IZ), and also G ([
bitnisodd, and P (|3)) -G (13]) = 5+ 5P ({3)
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Trivially, (IT) implies (23]) and ([24]). Conversely, let us assume (23] and (24). If
s € R\Z, then F(s)—G(s) = F(|s]) —G(s) < F(|s]) — G(|s]) and G(s) — F(s) =
G(s) — F([s]—) < G([s]—) — F([s]—); hence it is enough to prove (L)) for s € Z.
If s € Z with s > | %], then F(s) — G(s) < d by ([23), and G(s) — F(s) < G(s+1) —
F(s) <dby @) as s +1 > [Z]; hence |F(s) — G(s)| < d. If s € Z with s < | %],
then t :==n—s > [2], and (Z8), @3), @4) yield F(s) —G(s) = G(t) - F(t—1) < d
and G(s)—F(s) = F(t—1)—G(t) < F(t)—G(t) < d; hence again |F(s)—G(s)| < d.
Thus the first part of (II]) holds for s € Z, and the second follows by applying, for
a given s # {%1,the first one to t :=n — s # VELJ ]

In the situation of Theorem [[3] assumption (23] and part of assumption (24)) are
proved below in Lemmas 4] and by monotonicity considerations, and the part
of ([24)) not thus covered is proved by using lower bounds for d from Lemma to-
gether with Lemma The proofs of the lemmas of section ] use various auxiliary
inequalities from sections 2l and Bl

We do not know whether Theorem [[.3] could alternatively and perhaps even more
efficiently be proved using, say, characteristic functions or Stein’s method, and we
are in fact as ignorant already for the earlier special case from [I1].

2. SOME STANDARD ANALYTIC INEQUALITIES

Very elementary inequalities like 1+ < e® for € R\ {0} and 7 <log(1+z) <
x for x > —1 will often be used without comment.

Lemma 2.1. Ifz,y € R satisfy 0 <y < |z| ora <y <0 orz— 322> -y >0,
then

(26) (I+z)e™ < (I4yle,

and equality holds iff x = y. The constant % in the assumption cannot be lowered.

Proof. See [11, Lemma 2.1]. O

Lemma 2.2. Let x € R\ {0}. Then exp(%2 - %) < cosh(z) < (1+ %)exp(%?).

Proof. Analogously to [25, Part I, Problem 154 and solution, pp. 35, 212], the
partial fraction expansion of the hyperbolic tangent function

o0

tanh(x) _ 2
v T LG b

proved for example in [26] pp. 199, 294] implies that tanh(x)/z is enveloped by its
power series around zero, namely

n

(=)" <tanh(a¢) - Z(_)kakx%> > 0 forzeR\{0},n e Ny,

T
k=0

where ap = 1,1 = 1,05 = 2,..., and using log(cosh(z)) = [ tanh(t) d¢ then
yields

(27) (=) (log(cosh(a@)) - Z(—)k%x%H) <0 forzeR\{0},n € Ny.
k=0

Taking n = 1 yields the first inequality claimed.



736 LUTZ MATTNER AND JONA SCHULZ

To prove the second one, which improves the case n = 0 of (27)), we observe
that the coefficients of 22* in the power series of the two functions involved, namely

ap == ﬁ and by = 26’?,;,1 for k € Ny, are all > 0, and their quotients c; = ag /by,
satisfy co = ¢y = 1 and cxy1/ck = 3/(2k+3) <1 for k € N. O
Lemma 2.3. With w(z) = gg?iﬁgzﬂx _ \/I;%jr)l), we have

(28) —% < log (Vrzw(z)) < —%—F@ for x €10, 00]

(29) —13% for x € [1,00].

Two proofs. Inequality ([29) is of course trivial in view of m% < % Concerning ([28):
For integer x, and only this case will be needed in this paper, (28]) is proved by
Everett in [6], (10), with W,, there being the present (v/7n'w(n))?] .
For general z, Sasvéri [28] presents the inequalities in (28] as special cases of a
more general corollary to a theorem yielding the monotonicity in = of the error of

X 1\ T
each of the asymptotic expansions Z;\Ll ¢r ;1727 of log (. [2m =L (“_:—21> (?))

for ]0,00[ 5 & — oo, with r € ]Jl,00[ and N € Ny fixed and here (77) =
Iira+ 1)/ (T(z+ 1I'((r — 1)x)). Sasvari’s proof is short and elegant, but to get
just [28) and its analogues in Sasvari’s corollary can even be shortened a bit by
using in his formula (2) and in his notation just “Qs < 0” rather than “Q; increas-
ing”. |

Although not needed here, let us remark that numerical calculations suggest that
we have in fact sup,ep oo 7 log (Vrzw(z)) = log(3y/m) = —0.1207... < — 3 =
—0.1197. ...

3. NORMAL DISTRIBUTION FUNCTION INEQUALITIES

For comparing normal distribution function increments with their midpoint de-
rivative approximations, we will need the rather sharp inequalities ([B0) below, which
improve the ones in [7, p. 322, Lemma 1] and in [24] pp. 475476, Lemma 1] in an
optimal way.

Lemma 3.1. For z,h € R with h # 0, we have
(30)

exp ((”2_1)h2 — z“h“) Pr+5)-dx-1%)
24 960 ho(z)
and these inequalities are optimal for small h in the sense that we have
(31)

(z2=1)h? ht
< exp ( 7 m) ’

) (b 22 ot dn
log (%@(2)) LW e 08 for g bounded,
with maxep(—a* — 422 +2) = 2 and minger(—az?* — 422 +2) /at = 3.
Proof. For z,y € R, let
xhyt yt
e1(z,y) = ~ 0 and es(x,y) = 90

and, for i € {1,2},
2 127 2
filzy) = 2T (d(x+y) - bz —y)) —yexp (—% 4 &0 51‘(37’?!)) .
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Noting that [B0) is unaffected by sign changes of x or h, and writing y in place of
h/2, we have to prove for > 0 and y > 0 the inequalities

(32) filzy) > 0 > fa(z,y).

Now f;(x,0) = 0 and, with a subscript y denoting the partial derivative with respect
to that variable,

fi,y(xvy)
exp (E"‘Gyz _ z"‘;y?)

COSh((Ey) 2 2242 2
(e 5 oo (3 42t
exp( Gy )

=t g;(2,y).

For ¢ = 1, we use the first inequality in Lemma and 1+t <elfor0#AteR
to get
2202

$2 2 1‘4 4
vy _ Y )—eXp (yel,y(w,yH 3y +€1(w,y)> = 0,

3 12

considering the cases x # 0 and x = 0 separately to check the strict inequality, and
hence the first half of (32).
4 2,2

For ¢ = 2, the second inequality in Lemma and % exp(% + 85) > =
yield

2,2 2 4 2 4 2,2
golry) < 1458 - (1842 )exp (5 + 1) = 2 = 1-exp(g(v?))

where, for t € R,

gy (z,y) > eXp(

2 2
g(t) = %-}-é—o—i—log(l—%—k%)
is well-defined with ¢(0) = 0 and, for ¢ > 0, satisfies
—i4 4 t_25+ 21/35
gty = ++L&+ 17;1 = ffgf% > 0

and hence g(t) > 0, yielding g,(z,y) < 0 and hence the second half of (32)).

With the Hermite polynomials H,, given by H,(z) = (—)”ex2/28£e*“”2/2, in
particular Ho(z) = 1,Ha(z) = 2% — 1,Hy(z) = 2* — 622 + 3, a Taylor expansion
around h = 0 shows that, for x, h bounded, we have

Dz+4)—D(z—2) i Hy, (2)h?

hep(x) B = 227(25 + 1)!
h? h*
= 1+ Hg(a:)ﬂ + Hy(x) 020 + O(h%),
and hence an application of log(1 + y) = y — y?/2 + O(y®) for y near zero and a
short computation yield (31J). a

Lemma 3.2. Let x > 0. Then

22
(33) re~ 6 < V27 (<I>(x) — %) < gpe T 190,
Proof. The claim results if we apply (30) to (0,2z) in place of (z, h). 0
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The following lemma often improves on [11], Lemma 2. 2] which yields (34) with
a = 1 but with the upper bound replaced by exp ( =+ ‘h| (lyl — |x\)), and it
always improves on [29], where ([B4]) with « =1 is only obtalned for h =y — x and
with f=1-12 <1 -2
Lemma 3.3. Let h € R\ {0}. Then
(34)

O(y+ 1) —d(y -
exp (—af;f) < (v Z) (y 2

holds with the optimal constants

3)

j < exp(—BL5Z) if ] <yl

h
2 P (_?) h? n* h
(35) a:=1 and B = m(@(ﬁ)_l)>exp<—ﬁ—m)>l—ﬁ
2) T2

Proof. Since (34) and [B5) are unaffected by sign changes of « or y or h, we may
and do always assume that 0 < z < y and h > 0 in this proof. For v € R, let

fylz) = e”’%2 (@(z+2)—@(x—2%)) forzel0,00

If o, § € R are arbitrary, then ([B34)) holds iff f, is strictly increasing and f3 is strictly
decreasing. Now for z € ]0, 0o[, the derivative f](x) has the same sign as v — g(z)
where

g(z) = ?@c —5)—e(e+}) w2 sinh () ho(x)

e

BT I NPy TR TE
12 7 fo cosh(zt)dt

%fo cosh(zt) exp(— L) dt

and the unattained supremum and infimum of g(x) over x € ]0,00[ are o and S

= €

as defined in (B3)), by exp(—%) > exp(—%z) and by considering z — oo, and by
“Chebyshev’s other inequality” [I7, Chapter IX] for the integral of a product of two
monotone functions applied to yield

2[4 h r d 2[4 h d 2[4 r d
z t —)dt < = t)yde- = —)dt
h/o cosh(xt) exp( 2) < h/o cosh(zt) h/o exp( 2)

and by considering 2z = 0. This proves our claim except for the inequalities in (BH),
of which the first one follows from (B3] and the second one is trivial if u = ’f—; >1

and follows from log(1 — u) < —u — “72 < —u— % otherwise. O

4. LEMMAS ON SYMMETRIC HYPERGEOMETRIC LAWS,
PROOF OF THE MAIN RESULT

To avoid pedantic repetitions of assumptions below, let us agree that in this
section F, f,n,o, N, 09, T, G are in principle fixed and as postulated in Theorem [[.3]
but that we may nevertheless use reduction arguments as in the proof of Lemma [4.4],
where the case of N = oo is reduced to the case of N < co. We have or put

G(s) = @ <5 — %) and g(s) = G(s)—G(s—1) for s € R,

T

and we note the following corollary to Lemma 331
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Lemma 4.1. Let s € |5,00[. Then

(36)  exp (—s;%) < g(;(j:)l) < exp (— (1 - ﬁ) t—2%> .

Proof. Lemma [3.3 applied to h := %, ri=(s— 5 — %)/T, y=(s—5+ %)/T O

Let us note that g(s+1)/g(s) in ([B6) may alternatively be bounded from above
by exp (—(s -5 = %)/72), as in [I1], Proof of Lemma 3.1], which however appears
to be insufficient for proving Lemma below.

Let r == &. If N < oo, then N is even by Lemma [L2(d), f = hy,, by
Lemma [[.2(b) and (d); hence

n(N —n) n(N —n)
(37) 7 A(N_1) 9 0 AN
by () and (I0), so that in particular 02 > 0 yields n € {1,..., N — 1} and thus
N > 2 and r > 1, and we further have

1
(38) opf > % if ne{l,...,N—1}, s > 1 if ne{2,...,N—2},

by considering n extremal and N minimal. If N = oo, then f =b,, 1/, and n > 1.
Lemma 4.2. Assume N < co and n even. Then

V2 _ (N —2)N2

(39) 4 8(N — 1)3

< o f(3)

with equality in the second inequality iff n =2 orn=N — 2.

Proof. We have n > 2 and hence N > 4. Let ai = 02 (Hag ) - (hgk’m«(k))2 for
ke{l,...,r —1}. Then, for k <r — 2, we have

ak1 (k—i—l)(r—k—l)( (r—k)?2(k+3)(k+1) )
ay k(r—k) (k:—l—l)z(r—k)(r—k—i—%)

2

1
L+ moD

1+ 55D

and hence a < agy1 iff k(k+1) < (r—k)(r—k+1) iff K < Z51. Hence the sequence
(ar) can attain its minimal value only at k = 1 or at k = r — 1, and we have in
fact 0'2 (H2,r,r) = 02 (HN,Q,T’T) = % and hg’nr(l) = hN72,T’T(T' — 1) =N _

2(N-1)
2
and thus a1 = a,_1 = %, and the latter expression is strictly decreasing in

2\ "/
N € [4,00], as (log (Zcm:21))z3 ) =z —-2)(z—1)x)" (4 —2) <0 for x € ]4,00[ and

4 2
hence a; > 5 > 16 O

Lemma 4.3. Ifn is even and N < oo, thenn =2k with k € {1,...,r—1}, r > 2,

k(r—k)

r
( ) Oo e = 8 ’

e
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— 2r
0 = \/5:7 00, and

1 23 1 1 1
41 k) > - > ),
(1) F (k) oovar P (1927" 1603) ooV 2m eXp( 1603)

1 1 23 1 —5z 1
42 k) < ——=exp|—— ——= e M0 o< ——.
(42) ) ooV 2T P <8T° 38408) ooV 2T oV 2
Proof. Only the claims in {@I) and [{@2)) are not obvious. Writing the binomial
coefficient occurring in f(k) in terms of gamma functions and using the definition
of the function w from Lemma 23] shows that

h(k) = log (on/ﬁf(k))

admits the representation
h(k) = —log(vmrw(r))+ log (\/7rk w(k)) + log ( w(r—k)w(r — k)) ,

so that Lemma 23] yields
23 1 1 23 1 1
hk) > —o — = — = - > ——
(k) 192r 8k  8(r—k) 192r 1602 1602

and hence ({1, and, also using (0),

h(k)<1231+171 23 _ (1 _23\1
8 192\k r—k/) 8 38402 — \64 384/ o?

_1—7 < _L < _i
3840% 2408 - 3r’

and since log 23i1 < 2r 1 <3 2 due to r > 2, we also get

1 23 1 1

—_— 1 _—— _— =
8r 3842+Og0 < T3 T3,

and hence ([@2). O
Lemma 4.4. (a) f/g is strictly decreasing on {s € Z: § < s < (nAr)+1}.

(b) We have f(s) < g(s) for s € Z with s > |n/2].
(c) We have 0 < F(s) —G(s) < F(|n/2])—G(|n/2]) for s € Z with s > |n/2].

Proof. (a) Let s € Z with § < s <n Ar. Then we have

f(s+1) ( S— 3 ) . 1— 25—

——— < Oexp|— with © = =% < 1, y = Sn—"*‘l,
f(s) a3 ty 1

where © < 1 holds by Lemma 2] with x := —y using y > 0. The other inequality
claimed holds first in the case of r < oo, as then Lemma 2] applied to § =

n

(43)

2=l > 0 and F == —7 yields, using s > n —r due to n —r < % in the first step,
S S A
f(s) (s+1)(r—n+s+1) 1+y 149

8(7’+1) (

with 2(y +9) = @ —ngn (5

— 2=1) "and as we have

- n+1)2r—-n+1 2s —n

ey = oD ).
(r+1)n2r—-mn) 2s—n+1

by using (23 —n)/(2s—n+1) < (2(nAr)—n)/(2(n Ar) —n+ 1) and considering
separately the cases n Ar = r and n A r = n, and then also for r = oo, by taking

1
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the limit for r — oo in [@3). Now ([@3) yields, using 7 > o9 and then Lemma 1] in
case of s > 3,

and hence f(s+1)/g(s+ 1) < f(s)/g(s).

(b) By part (a) and since h(s) = 0 for s > n A r, we can and do assume that
s=|n/2] + 1. Let us first assume that r < oco.

If n is even, then n = 2k with k € {1,...,7 — 1} and s = k + 1, and we get

g9(s) = glk+1)—g(k) = ®(3) -3 = ®(5) -3 > 7o (~5r)
by 7 < ¢ and Lemma [B.2] and, using below several parts of Lemma E3] we have
f(k+1) k(r—k) B k(r—k)
fky — (k+D)(r—k+1)  1+r+k(r—k)
k(r—k) 1
S 3 = 3
§T+k(7"—k) 1+m

since r > 2, and hence

3
flk+1) ( 3 ) T 102 -3
log———+ < —log|l+-—| < — <
&) 8\ T 102 I+ 1603

by using o3 > i in the last step, so that

f(s) fk+1)
44 log——= = log———+— —logg(s)+log f(k
(44) 705) ) (s) (k)

3 1

+ log (0@]”(/@)) < !

1602 ' 602 4802

using in the final step oy < o for the first two terms and ([@2)) for the last one.
Now let n be odd. Then n =2k — 1 with k € {1,...,7} and s = k, and we get

1) gls) = 2@(H)-1) 2 2@(E) ) > e (-5i)

using 7 < o and Lemma B2l If k € {1, 7}, then in either case 0% = § and h(s) = 1,
and (@) yields

1
(46) g(s) > 20(1)—1 = 06827... > o = [f(s),
and we now assume that 2 < k <r — 1. We have
r—k+ 3
(47) f(s) = f(k) = ﬁh%,r,r(/ﬂ)

and, using (k — %)/k‘ > 3/4 due to k > 2 for the lower bound and writing o 2k =
oo(Hag,r,r), we get

(48) o _ ko prokts) P,L“ﬂ’

0.9k (r—3)k(r—k) 4 r—k
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and then
(49)
10g® = log (0’0 2k\/27Th2kTT(k)) + log T:Tr% — log (a\/27rg(s)) +log =<
g(s) ’ e Tkt 70,2k
_ 1 2 r—k+§+ L1 r—k+3
8 38402, | Cr—k+1 ' 2407 2 Py _k+1

1 23 3\ 1 1 1. r—2%
Sl e A I R | 2 4+ h(rk
< (24 334 4) o2 T g Tlos— = Fh(nk)

5
153602

by using at the second step [@2)) with n = 2k, [@3)), and [@8)); at the third step ([4g]),
k > 0, and the definition of h(r, k) given below; and at the final step three appli-
cations of log(1 + ) < w, one for log((r — 3)/r) < —1/(2r), and the other two
contained in

3 r—k+1 1 r—k+ 1
hrk) = Zlogo— 24 " Jog—— 2
(r,k) ey T s R R
3 1 11 r—k—2
S I kA0 22—k 8r—k-Dr—h)

which yields h(r, k) < 0 always, namely, by the above if k < r—2, and by h(r,r—1) =
3log3 4+ $log 3 = ilog% =1log2B <oifk=r—1

By ({@4), ), @9), there is a constant ¢ > 0 not depending on r,n € N with
n < 2r satisfying log(f(s)/g(s)) < —co~2, and this remains true also for the limit
case of r = oo.

(c) By part (b), F — G is strictly decreasing on {s € Z : s > [n/2|}. Hence we
get the second inequality claimed and, since F'(s) — G(s) =1 —G(s) > 0 for s > n,
also the first one. O

Lemma 4.5. Let 7 € [0g,0] and M =% + 1+ 3o.

(a) f(- —1)/g is strictly increasing on {s € Z: “FL < s < M},

(b) We have g(s) < f(s —1) for s € Z with [n/2] <s < M.

(c) We have G(s) — F(s—1) < G([n/2])— F([n/2] —=1) for s € Z with [n/2] <
s< M.

Proof. (a) Let s € Z with 241 < s <2 4 2.

If n =1 or N is finite and n = N — 1, then o = % and hence s = ”TH, and, using
(s=1) _ 1/2 < 1/2 — _fs)
9(s) D(55)—P(—g55) ~ @(55)-2(55) — gls+1)
Hence we can assume 1 <n < N — 1 and thus N >4 and 08 > L in what follows,

the unimodality of , we indeed get !

1
by (B8).
First let N < co. We have n —r < s < n A r, for else we would have one of
the inequalities "T'H <n-r,n+1< 35+ %0’, r+1< 3+ %0, which are easily

checked to be false. Hence, putting z; == 257y = —25=1=2 g, = 25-1 4pd
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Yo = —%, we have
(50) f(s) B n—s+1.r—5—|—1 B 1—|—y1.1—|—y2
f(s—1) s r—n-+s 14z 14z
_ ntl
90

where the inequality is a trivial equality if s = "T'H, and follows otherwise by two

applications of Lemma 2T} as s > 5 +1 yields —y; > 0, and we also have z; — —Jc >
: . 2 2
—y; fori € {1,2}, since yy +a1 —3xf = 22 (2=n)" > 2_2 (39) >3—%-%20

n - n - n

2 2
_ 2,2 _ _2 _2/(2s=nm 2 2 30 2 6 2r—n
and Y2 +x2 312 = 27— 3 (27‘771) > 2r—n 3 (2r n) = 2r—n  (2r—n)? 4 =

0. On the other hand, putting z = (s — ”;1)/7 and applying below Lemma [ZT]

at the first 1nequahty7 7 < ogand Tz < %02 — % < %02) = %Nj%og < goo and
o> _ n(N-n N 1
> 0f > g TS N—1 = (v-1)? = Tev_1)? = o at the

third, we get

s—2HN g(s+1) T 1 x 1
2
< _ i —_— J— E—
() < oo lG)e ((me) ()
11 rr 1 1
- eXp((a_g_ﬁ)Tx+124_2_r2+W)
1 1\g ., 30f 1 1
= eXp((?g_ﬁ)g" T T e
972 ) 1
= ex - —
PUBv=—1) 21/ 72
1
= (T2 )

Thus (f(s)/g(s+1))/(f(s —1)/g(s)) = exp (15=z) > 1, also if N = oo, hence the
claim.

(b) By part (a), we can and do assume that s = [5] + 1. First let 7 < co.

If n = 2k is even, then s = k + 1, so that Lemma B2, 7 > 09, and o3 > 1 from

Lemma (3] yield

<

L) < e (5327

1
———exp (5 ,
ooV 2T P ( 900 ooV 2T

and hence an application of (#I) and finally o¢ < o yield

g(s) 11 1 43 43
51 g2 o 1 1 < B
(51 o8 f(s—1) 9002 + 1602 72002 — 72002

Now let n be odd. Then n =2k —1 with k € {1,...,r} and s = k + 1. If also
k <r —1 and thus r > 2, then we have, using Lemma BT with z := h := % at the
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first inequality, 72 > o2 > 3/16 by ([B8) at the second, and 72 < o2 at the third,
1 13 61
= d(2)-d (L) « —— -
g(S) (27‘) (27‘) T\/%‘ €Xp 2472 + 14407-4
< 1 13 n 61 1 341
———exp|l———+—5]| = —exp|———
T ogV2T P 2472 27072 ooV2m p 108072
< 1 341
———exp|——— |-
= sov2r P\ T 108002
Further, using the second equality in ([@7) and then I for hag,, and writing
00,2k ‘= 00(Hak,rr),

1
r—k—l—% - exp( 16002k).r—k+%
r—k+1 00,26V 2T r—k+1’

fls=1) = [f(k) = haprr(k)-

<= k+2 < 3 by (@) we get the first two inequalities below
and recall r > 2 for the 1ast

and together wit

g(S) 00.2k 341 1 r—k + %
log ——— 1 — — -1
B0 = ® oy 108002 1602, Cr—ktl
B 1<341 3> L k(r — k) e TR
1080 32) 2 h—Lr—k+2)  Cr—k+l
959 1 1/2 1 1/2
= - “log (1 Slog (14—
432002+20g<+k—1/2>+20g(+r—k+%)
1 (r—k)-(r—k+1)
—1
+ - log (—k—i—l)?
/2 12
<
- 432002 2\k-1 r—k;+%
- L 959_1 r <_1 99 Iy 239
B 4320 8 r—3) 4320 6/ 432002
If, on the other hand, kK = r, then n = 2r — 1, s = r 4+ 1, and hence
1
gs) = Gl -Gls=1) = @(5)-2(3) < 1-20) = 5 = fls-1)
Hence g(s) < f(s — 1) in every case, also if r = co.
(¢) By part (b), G — F(- — 1) is strictly decreasing on {s € Z : [n/2] < s <
M. O

%?Qm%ma 4.6. Let s € Z with s > % + 1+ 30. Then G(s) — F(s — 1) < 1 (2)

Proof. By Lemma[.Z(c), applicable due to s—1 > [ |, and then since [0, 00 > =

. . . 3 3
¢(x) and [1,00[ > &+ zp(x) are strictly decreasing and since we have 32 > 5 > 1,
we get

Gs)—F(s—1) = G(s—1)—F(s—1)+G(s) —G(s—1)
< G(s)—G(s—1) < ;w(s ’é‘l)



NORMAL APPROXIMATIONS TO SYMMETRIC HYPERGEOMETRIC LAWS 745

Proof of Theorem [L3l Let d be defined by the first equality in (I2Z). Then the
second equality in (I2) and the equality in (I3)) hold by the first part of Lemma
Let us now consider the lower bound
®(1) -3
20

claimed in (I4). If n is odd, then, using first 7 < o, and then the concavity of ®
on [0,00[ and o > 1, we get

(52) d >

P(L)-1 d(1) - 1L 0.170672. ..
1 1 20 2 1 2

d = ¢(£)-4%2 > —2 2.1 > o -

20

with equality throughout if 7 = ¢ and n = 1. If n is even, then Lemma yields

1 V2 0.176776 . ..
A= 3I(3) > i =

8o o

The above implies (G2)) and half of the optimality claim in part (b) of the theorem.

We now prove (), using the second part of Lemma We have ([23) by
Lemma E4(c). To prove (), let s € Z with s > [%] be given. If s < M from
Lemma (5] then G(s) — F((s — 1) < d by part (c) of that lemma. If, on the other
hand, s > M, then G(s) — F(s — 1) < d by Lemma [L.6] combined with (52). Hence
for part (a) of the theorem it only remains to prove the claim involving the upper
bound

1

oV 8m

(53) d <

contained in (I4). If n is even, then (B3] follows from ([@2]).
If nis odd and N # 2, then N > 4. If N is finite, then, using 7 > o¢ in the first

step, of < {§ by (@) and the concavity of ® on [0,00[ and Z = /57 in the
second, (33) in the third, z := & €]0,1] and h(z) = —3log(l —z) — 2z + 222 in
the fourth, and the convexity of h on [0, ] and 2(0) =0 and h (3) = —3log (3) —
3+ L < —0.0117145 < 0 in the fifth, we get
(L)1
g 20 2
) -y < vt
0 200
P (L) _1
2
VN
(2 V1 2)!
< /N1 &P <_6 (—N) + 50 (W) >
= exp (h(z))

< L

If N = oo, then 7 = o and hence V87 (® (5=) — 3) < 1 obviously by ®'(z) < \/17

for 0 # x € R.
Finally if N =2, thenn=1,0 = %, op = %, and v8mod = /27w (<I> (l) - %)
>

[\v]

2T
= o(7) is, as a function of g € [0y, 0], strictly decreasing with o(o() = 1.05616 . .
1, and o(7) < 1iff 7 > 79 with 79 = 0.391961. .., and we have 79/c = 0.783923.. ..
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This proves part (a), and the remaining half of the optimality claim in (b) follows
from limy_soo 0 (<I> (%) - %) = \/%. O

Proof of Remark [L4l (a) is trivial.
b) The first inequality in is trivial by <2~ > 2 and the concavity of ® on
N—1

[0, 00[. If nis odd, then (3], concavity again, and 7 > ¢ > /252 yield the second

inequality through 2rd = (@ (1) = 1) / (&) > (@ (| /%) -3/ (V) o

n is even, and first also 4 < N < oo, then Lemma [£.2] yields 27d > 200d =
N-1 N— N N2 1 ' 1 1 _
2 od > \/ 8(N— 1)J = \/%(1 NooNFT) 2 \/§(1 36—12+1) =
0.3461--- > d(1)— L > /2L ( (,/ )—%).IfN:oo,thenagaina:ao,
and the claim follows from (I]ZI) It remains that N = 4, but in this case 200d =
1 3 3
150325 = Z(<1>( Z)—g).
If n is even, then N # 2, and then the third inequality d < \/1% follows trivially

from Theorem [[L3 and 7 < ¢. If n is odd, then d = ® (%) — = < T\/T

(c) The second inequality is again obvious. In the first mequahty, we have
equality if n is odd, and if n is even, then Lemma .3 and Lemma yield

1. /n 1 -1z
PR (_) PR S
2f 2 - 20’0\/27’(

1 1 ﬁ < @ 1 1
— —_— [R— o0 — —.
V2r 2er 200 2

—
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